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Statement for March 31, 2017 of the AP PALAC H IAN | N S U RAN C E COM PANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS ettt nnns | seseeeenntenne 169,605,477 | ..o | ververeereeneens 169,605,477 | .oovevveene 172,894,481
2. Stocks:
2.1 PrEferred SIOCKS. ...ttt et sssessntes | srestenenessessenens 2,500,000 ..o | e 2,500,000 | oo 2,500,000
2.2 COMMON STOCKS.....ouvverererertsirsesiesiesi sttt | wbsentsessiesss st st sentsententa | sebseessesssnessssssessssssssnssnesss | coressssesssessnessnenseneensad (0
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....52,675,337), cash equivalents ($.......... 0)
and short-term investments ($.....80,455,576)........cc..oeveereeererieeeeierieeeeeeseeeeseeseeesseessessaessieens | eeveeesiensiinns 133,130,913 | .o | e 133,130,913 | ..oocveee 123,707,044
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESIEA @SSELS.........ouiiuiiiiii bbbt | sbsesb bbbt ssbnsia | sebersbsnssensieniene s | et 0 [
9. RECEIVADIES Or SECUMTIES. .......vvuveeiieiiiiiiitiiiriisrer bbb | stsesbaessess bbbt ensinsias | sebsrsssnsssnsisesisensssnsnnssnnse | siresiessinsssnesinesssesseneaa 0 [
10.  Securities lending reinvested collateral @SSEtS..........cvviivreiiirieieieesie e esessesesees | cererereiessenns 4,512,760 [ oo | ceversnienenieienns 4,512,760 | ..overererrnes 3,884,332
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......cccivieeieieeseeieeeisseessiesiens | cveseesneennes 309,749,150 | oo (1] 309,749,150 | ...covvvrvenne 302,985,857
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | corerrerrirennns 17,557,760 | .ovveveereeeseieseieiiens | covsvenenieinnens 17,557,760 | ooovvererrnne 16,571,838
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremMIUMS).........ccevrierieines [ | ereesnsrenesesssssseseenssens | esesessssessesesssssssessesnd [0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS...........c.ccuiveieiereiresieiesesese e sesessssienes | evesssisssssenens 1,725,389 | ..o | e 1,725,389 | oo 1,672,250
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest therBON.............cccucveieicei [ | eveiieinsiess s sessiens | evresesisiesses s [0 U
18.2 Net deferred taX @SSEL........cuuriiriierirrricierieeei st ses st esns st | seesssssssessinessens 608,000 | ..oovvvrnrirerernea 466,000 | ..oooorercirinens 142,000 | oo 128,000
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates..........cccccviueieeiriiiieccseeseeiens [ | e | e [0 T
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than iNvested @SSEtS..........cviieieirieieeeseeseseeees | orsserissssiesenenas 38,831 | i (| 38,831 | oo 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25).........cvurueririerieineineeseisesssessissessssssesssssssessssssesssssssssesss | esessesessesens 330,950,664 | ......ccovvreirinnn 466,000 | ..o 330,484,664 | .......coenvn 322,533,473
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27).....cvuriererireirecireisriseieesesssesssssssssesssssessesssssessesssssessessessssssessassssssns | sesssesssessans 330,950,664 | ......ocovvrererinn 466,000 | ...ooooveinene 330,484,664 | .......ooeuvn. 322,533,473

1198. Summary of remaining write-ins for Line 11 from overflow page.........cocoeveeneenreneeneereineeneens
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @b0OVE).......ccvvereriereieieieeis e

2501. AJR MISC Cash CIBAIMNG.........cvuuruurerierrireerseieeseeseeseeeseieesesssssee st ss st ssessses
2502, oS bbb
2503, ettt RS E ARt

2598. Summary of remaining write-ins for Line 25 from overflow page.........ccccooeeveivevesiencsiennns

2599. Totals (Lines 2501 thru 2503 plus 2598) (Ling 25 @bOVE).......cccvevcuiiesieiciieisiiei et




Statement for March 31, 2017 of the AP PALAC H IAN | N S U RAN C E COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year §.......... (1) T U OO U PO U UPURUUURRN ESOSSURRRTTRTPRO 60,974,645 | .....cooocriennd 61,074,564
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES..........cuverrrerriirirrieieinereeeisisese e seseeseesessssee e ssessss | seseeeesssesseessessseens 14,009,746 | ...ooovvvveeernne 13,061,870
3. LOSS QQUSIMENE EXPENSES......cocviiriieiiiicteiircie ittt s s bbb b st s s s et s bbb s s s s st et n st s s et bannes | ebenseterenseresanntesns 10,051,605 | ..cocvvvverierinen, 10,391,026
4. Commissions payable, contingent commissions and Other SIMIlAr CRAIGES. ..o sesseseesstsesseens | seseessesessessssssesssssssssessassssssnssass | sessessassssssessassssssssesssssessessesens
5. Other expenses (excluding taxes, ICENSES NG fEES).........cvururriirrrirririniireieessieesissesse et ess s sss st stessssssessessns | sessssessessassssssessasssessnssasssssnsses | sressessssnsssesssssssessessnssnssessnnes
6. Taxes, licenses and fees (excluding federal and foreign INCOME tAXES)........cvuvererurririenrireniinrireieesesesseeeessssasesssssssssssssses | ceseesessessssssessessssseenns 163,068
7.1 Current federal and foreign income taxes (including $.....(20,839) on realized capital gains (I0SSES))..........covvvrrvrrerrerrrernes ....5,553,640
7.2 NEt AEFEITEA tAX DY .......cvereeeeceeeeee ettt ettt f et sens | 24seeseesentesessestees e ssess st easnssans | sebseetessessess et e s s st et enens
8. Borrowed money §.......... 0 and interest thereon §.......... L0 OO BT
9. Uneared premiums (after deducting unearned premiums for ceded reinsurance of $.....12,004,916 and including
warranty reserves of $.......... 0 and accrued accident and health experience rating refunds
including §$.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)...........ccceeviericriieceieeveee s | cvveisseeseesisesss e 203,621 | oo 733
10, AQVANCE PIEMIUM......vueiririiiretsetseeisesseesessstesse s sessessessessssessessessssessessesss s ssesse s s st e s s se b st et b e s s s s s et en s s ettt s bse s e sansassess | Hhebsesstassessessnsessessesansantesesantes | nebsssessessesssanses et antessessnsnsanses
11.  Dividends declared and unpaid:
1111 SEOCKNOIABTS. .. ...t | e bR e bbbt | Heseni bRt
11,2 POICYNOIAETS. ..ottt bbbt bbb s e aebnes
12.  Ceded reinsurance premiums payable (net of ceding commissions)
13. Funds held by company UNder rEINSUFANCE TrEALES............eureiuriirirriciece ettt enesees | 2tessessstessesesssessessessssansessesntes | nebssessessesnsssssessessntessessesssasses
14.  Amounts withheld or retained by COMPaNY fOr aCCOUNT Of OtNEIS..........covuiieeiiieieie ettt et ssesees | sresssssssessesesses s s sssssssassesssntes | oevessessessssssasses st sstessesensensesess
15.  Remittances and items NOL AlOCAIEA.............cccueiieiiicicece ettt en s nsesns | sesebessssesessnsesesntenas 1,443,654 | oo 540,954
16.  Provision for reinsurance (including §.......... 0 CEIEITIBA). .. vttt snanas | sreseesnsesaen et tenan 1,126,286 | ..ovcveveveieieiine 1,126,286
17.  Net adjustments in assets and liabilities due to fOreign EXChANGE FAES..........vvririrrirririrreees e ssseseseesteness | seeessessessssssess s ssesssssssssnssestes | sessesssssssssnsssssnssessessanssnssessanes
18, DIaAftS OUESTANGING. ... v veeeiriecicicies ettt s s st s s et | aessessestens e sses s st e b s est e st sentes | Hressentantses st sttt nen
19.  Payable to parent, subsidiaries and affllates.............cceveviueiriicicise et | evssesaes s sneees 10,249,038 | ...oevererrrcceennd 9,372,711
20, DEIIVALIVES........ ettt s ettt a bbb s R bR RS AR R bR AR bR AR ARt st b s Rt et s es s ntetes | Shesseaetesetetessese st aesebessetesesntess | ebessesesasesesnsetesen et et anaetennteaes
21, PaYabIE fOr SECUMEES. ......cvcvuveevieiieiecietcte ettt sttt a bbb b ss s s stensesanas | suessesssssssessesinsenseses 4,997,754 | ..o
22, Payable for SECUMHIES IBNGING.........cciveieeieeiiecieeicictee ettt bbb ss st esse s bnssnas | seessessssssessesinseneeses 4,512,760 | ..o 3,884,332
23.  Liability for amounts held Under UNINSUFEM PIANS...........c.ruriuiurerireereeeieeieeese et ssesee et st ss e ess s sse st ensees | fessessessssssessessassssssessessasssnssesss | sesesssssensssassnssssssessassssssnssassans
24. Capital notes §......... 0 and interest thereon §.......... 0P DO O PTOTT
25.  Aggregate Write-ins fOr lIADIIES............cvu ettt sttt ettt ssent s | snfsesseesanssessentens st sens st neaa [0 PN 0
26. Total liabilities excluding protected cell liabilities (LINES 1 throUGh 25).........c..vuriirrerrieireneireeeeirese e sseseesessesssessesnns | seesessessssseesessenes 113,287,923 | .o 105,125,667
27.  Protected cell liabilities
28.  Total liabilities (LINES 26 @NT 27).........ccevuierreeiereieieeeereeeeseeeese ettt ss s ss s tsss ettt ess st s st st s essessesssnssessenssnsns | sesssssessssssssssssanes 113,287,923 | oo 105,125,667
29.  Aggregate write-ins for SPECial SUMPIUS FUNGS..........c.cviviveieiciccc ettt s bbb sssessesssns | ssssssessessssessessessesssssssessssenea 0 | oo 0
30, COMMON CAPHAI STOCK........vuiieieciiieitcictete ettt a bbbt ss et essesanns | suessesnsassesses s tensenas 3,525,000 | .ooovveeverrreieieieins 3,525,000
31, PrEferred CAPItAl SLOCK.........ccvueiciiteiieicici sttt bbbttt s s bbb n s bt s e baes | ebsebisbena s s et st e st st n b s betena | Hebestesses et st e s bt n st nas
32.  Aggregate write-ins for other than special SUMPIUS fUNDS...........cccvciiiiiiiciciise et sssesesns | oeesessesses s sesses e sssssssessssnee 0 | oo 0
33, SUMIUS NOLES......oveiiieitcict ettt bt s bbb b ettt s e s ettt b st ensessesas | ebsessnsestesses st enses bt n s ssesntens | sbebenses et et s sttt n e
34, Gross paid in and CONHDULEA SUMPIUS. ........c.cvueieiiieieeieiciseteeieie sttt b st s s s sntenas | suessesssssssessessssensenas T577,528 | oo 7,577,528
35, UN@SSIGNEd fUNAS (SUMPIUS)........cvuivieieeisiisiiesieic sttt sttt bbb sttt es st s b s s ssnnas | ebsssessessessnssnsenses 206,094,213 | ..cooverie 206,305,278
36. Less treasury stock, at cost:
36.1 ..o 0.000 shares common (value included in Line 30 §.......... 0.ttt nse e | sesebs et s et s et betent | Setentestes et e s et a et tenis
36.2 ... 0.000 shares preferred (value included in Line 31 §......... 0) vttt ntens | ebsersntens st st es st tsntensenensntans | crsstenses et st s sttt n bt st en e
37.  Surplus as regards policyholders (LINES 29 10 35, 18SS 36)........c.verrerriurieriieiiiiiesieieisiesesese st ssssssessessssssssssessess | ssssssssassesssssssesses 217,196,741 | oo 217,407,806
38, Totals (PAge 2, LiNE 28, COL. 3).....cuuiuurieiireiseeiiieieiiseise ittt bbb bbbttt | breninsbasbntenientas 330,484,664 | ......coovvveirerninnn 322,533,473
2501.
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (Line 32 above)

Qo3




Statement for March 31, 2017 of the AP PALAC H IAN | N S U RAN C E COM PANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.............. (WHItEN $.....16,145,349)........oovoeeeeeieeeeeeeeeeeeesess et ssesaenes | sveessesssaeesan 3,980,758 | ..ccoerrrrnnn 4,030,542 | ... 16,039,531
1.2 Assumed........ (WIIEEN $..... 17,557, 780).......coeeveeeeeeeere ettt sss s ssess s sses s ssss s sesssessessnssnssensas | eessesssssnsans 17,557,760 | ..ovvevrernnee 16,179,470 | .ovvvvrerrenes 65,874,426
1.3 Ceded . (written § 3,926,471 |.. ....3,980,883 ...15,789,373
14 Net......ou.e.... (WIIEEN $.....17,814,930) ...ttt s e sees s ssss s s saessnssnssenans | eevsessensnsans 17,612,047 | e 16,229,129 | ..coovvrerene. 66,124,584
DEDUCTIONS:
2. Losses incurred (current accident year $.....13,583,799):
2. DIFBCL. ettt bbbt R R s bR bRt a st st entnns | Hesiesientes st ent st ientnts | sriessentnsses sttt entennaes | nestensesientns (6,046,000)
2.2 Assumed ...39,909,084
2.3 CBUBH......euietee et R bR st st s b s s s st s st | antsestestentses st entensententas | destestansestentsnsententantsens | entessinsiessantansaas (69,000)
2UANBE ...ttt et s st s st seen st saentnsnns | eeveessensenians 13,583,799 | ..ccvvverrnnn. 5,786,805 | ....cccceoee... 33,932,084
3. Loss adjustment EXPENSES INCUITEA. .........cuvreieuriirireiieieisiesseisiss ettt sensessens | sessssssessesssanses 454,453 ...968,779 2,310,509
4. Other underwriting expenses incurred............. 5,134,555 4,270,629 18,888,705
5. Aggregate write-ins for Underwriting dBAUCHONS...........cccviueieicieiice e bssebenes | crebesesesssistesensseesesnaas (O o {0 IO 0
6. Total underwriting deductions (LINES 2 thrOUGN 5)..........cuucuiueieieciciieicetsee ettt sssnaas | cbessesaesseses 19,172,807 |..cevereeee. 11,026,213 | ..oeverrne. 55,131,298
7. NetinCOme Of PrOtECIEA CEIIS.........ovuivirieiieieiiieie ettt s sttt s s snsens | essessssansessessnsansassessnssnss | assessessessnsensessessnsassansens | sresnssssessesnsansassassnsnsns
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7).......ccevueveivireieiieieeis sttt ssnsenas | senssnsessesinaas (1,560,760) | .....coevrveeee 5,202,916 |....cccovuee. 10,993,286
INVESTMENT INCOME
9. Net inVeStMENT INCOME BAMEM...........ccvivereieeeieiee ettt et sttt st s s es st ess s s senantans | evensssesinansanes 1,277,071 | oo 1,386,688 | .....ccvvvenee 5,520,603
10. Net realized capital gains (losses) less capital gains tax of $.....(21,000)........c.ccurrrrrereieriereeeseresseeeeessssssessesssseens | cvesresesensessenneens (38,539) | c.ovoeverrererririsiieieiinies | ceereriirisierenieneas 85,993
11. Netinvestment gain (I08S) (LINES 9 + 10).......ccuiueieiiiriisieicseiese ettt sss st es e saens | ersessssensesnnas 1,238,532 | ..cooveriree. 1,386,688 | .....cccovuee. 5,606,596
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.......... ).ttt taentas | erviensiens e s eesaens 0

13. Finance and service charges not included in premiums

14. Aggregate write-ins for MiSCEIANEOUS INCOME..........cuiveiiereiiiiieie ettt
15. Total other income (LINES 12 thrOUGN 14).......cururiierirrieieesesss ettt eeee

16. Netincome before dividends to policyholders, after capital gains tax and before all other federal and

foreign iNCOME taxes (LINES 8 + 11+ 15)......oiiirrriiee ettt
17. Dividends t0 POCYNOIABS..........cuiveiieieicisii ettt bbbt nann

18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (LiNe 16 MINUS LINE 17).......oveiiiiieieieesieieie sttt sssnsennes
19. Federal and foreign iNCOME taXeS INCUITEM..........c.vererurrirnrirririnsiresssssse et sssse st ssssessesssnsssssessessssssessessnsane
20. Netincome (Line 18 minus LiN€ 19) (10 LiNE 22)......c..cuvireireireiiiriinieieisseie st ssssesse s ssesssssssenses

CAPITAL AND SURPLUS ACCOUNT

21. Surplus as regards policyholders, DECEMDBETr 31 PHIOE YEAN...........ovurereereereereireeeseeeisessseeesessessseesessessssssessessesenns
22. Netincome (from LINE 20)........ciuiierriiiirieieieisiseieessssesse sttt sttt sse s ssssssessessnsenssas

23. Net transfers (to) from Protected Cell accounts............ccooovvvcvviercreereinnnnes
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....6,000
25. Change in net unrealized foreign exchange capital gain (l0ss)................

26. Change in net deferred INCOME TaX..........ceiiciiiiciecee ettt bbb bbb nee
27. Change in NONAAMILEA @SSELS. ... ....ureurereerrieireeereeeis ettt ettt snen

28. Change in provision for reinsurance.

29. Change iN SUMPIUS NOLES.......cuuruuiurircireieeeetieis ettt bs st b bbb bbbttt

30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting principles.
32. Capital changes:
32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)

32.3 Transferred 0 SUMPIUS.........c.ccuiveiecicieeeie ettt sttt

33. Surplus adjustments:
331 Paid Nt
33.2 Transferred to capital (Stock Dividend)...

33.3 Transferred from CaPIAL.........c.cceieiiieeeie ettt

34. Net remittances from or (to) Home Office
35. Dividends to stockholders

36. Change iN trEASUNY SEOCK.........rvuieririreiieresirissiesessese sttt sttt
37. Aggregate write-ins for gains and 10SSES iN SUPIUS...........ccuevueieviieieiieisisie ettt

38. Change in surplus as regards policyholders (Lines 22 through 37).........
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38).........c.ccvvvveiererrierieieeieieees

.................... (322,228)| ..................6,589,604 | ................16,599,673
.................... (322,228)] ..................6,589,604 | ................16,599,673
...................... (89127) | .ooveeeer.... 2,315,183 | ..................5,562,495
.................... (233,101) ] oo 4,274,421 | ... 11,037,178
.............. 217,407,806 |..............205,899,292 | ..............205,899,292
.................... (233,101) ] oo 4,274,421 | ... 11,037,178

....463,315

................................ 0 |0 [0
....(211,065) | .. ..4,280,421 |..... ..11,508,514
.............. 217,196,741 210,188,713 | .............217,407,806

0501.
0502.
0503.
0598.
0599.

1401.
1402.
1403.
1498.
1499.

Summary of remaining write-ins for Line 14 from overflow Page.........ccvieieeinenieiesesieesesseseess e enes
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

3701.
3702.
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow page.

Totals (Lines 3701 thru 3703 plus 3798) (LiN 37 @DOVE).........cceuiueririeiicescte ettt
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Statement for March 31, 2017 of the AP PALAC H IAN | N S U RAN C E COM PANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance 16,828,993 16,652,398 | ....coovvrvenend 65,953,521
2. Netinvestmentincome.... 1,277,580 LA,277,742 ..5,905,542
3. MISCEIIANEOUS INCOME.......oueuirieriieereieieieee et ese et es et es st s et et ss e e ettt ee s s snessssessneesantes | sesessesssssssasssnssssnssnsensesnne | sossssssssssssenessnsesssssssansens | sossssssessesssenssessennces (209)
4. Total (LINES 1 TOUGN 3). ...ttt bbbttt enes | aneisnsinsiaes 18,106,573 | ..cvvvvrcrenen. 17,930,140 | ..ovvvrrenen. 71,858,854
5. Benefit and 10SS related PAYMENLS............ccvviviieeicicece ettt ettt bnsenes | saessesenseneesas 11,925,112 | oo (2,043,732) | .o 26,999,601
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........cvurieieiiiiieieieiiiens | verereisisseisiessssesesnns | eovsssssssessesssssssesesnssssens | sinssesesssssssssessssssesesens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............ccocveveieeievcirreeiceesee e | v 5,772,659 | ..oovvevvrerne 5,478,617 | coevevvrernn 23,893,625
8. Dividends paid t0 POICYNOIAETS. ........cuvieireiiieiieie ettt ssessesssantes | sesessessessssessesssssssassessesans | sosesssessessessnsnssessessnsantens | sbessessessesnssessessnsssessessnes
9. Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital GaINS (I0SSES)......vwererrermerrrerrernes | errmeresessnsssessssssssnessssenss | eessssssssssssssssssssssssnssnsnss | sessessssesssnssees 5,041,593
10, Total (LINES 5 HrOUGN 9).....cuivuiiriiriieiscieie ittt bbbt | cbissinssenenens 17,697,771 | o 3,434,885 | ...coocovvvnnn. 55,934,819
11, Net cash from operations (Line 4 MiNUS LINE 10).........cccveiiiriueieieiisie ettt ssesnsns | sbessesssssssesesanes 408,802 | ..ccovvvverene 14,495,255 | ........o........ 15,924,035
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONMAS....veueetiiieti iRttt | enienienins 10,896,387 | ..oovvvvviriinnee 1,071,089 | .o 8,234,987
12.2 Stocks
12.3 Mortgage loans
124 REAIESIAIE. ...ttt s bR E £ RS E SRR RE e Re R R st | 4eRResE et e Rt ee b et et s et s entntns | Hetsestent st essen st et ent st | Sfeeteeies i sttt
12,5 Other INVESIE @SSELS......cuuurvueciiciiciiricrie ittt | ebstbs ettt ssensn | nesbsesbsess bbb nies | wbsentaenbsenb bbb
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENtS............coccveevieieiceeeieieseeis | e 8,036 [ ..ovieeirereieieieieineneis | e 8,020
12.7  MISCEIIANEOUS PrOCEEUS.........c..vvcvreirireiiieie ettt ettt a bbb s b s s s s st snsenenns | sssesessesesssens 4,997,754 | ..oooooieceeeeiiceiiieies | et 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ...ttt ssesssssnees | evsesssssssenses 15,902,177 | ovvvverereinns 1,071,089 | oo 8,243,007
13.  Cost of investments acquired (long-term only):
1301 BOMAS. ..ottt ettt | shnstent et eees 7763437 | oo 1,445,766 | ....oooovvvennee. 1,445,768
132 SHOCKS. . rveceeiueeeeeee ettt s s s S £k sE e s ek s st srees | sessestensesten s st e st essentnsans | eesestentastsess st st s ententns | Sfensnesestentantres st st nssenes
13,3 MOMGAGE I0BNS........vuiviiiieiieieteiie ettt bbbt bbb s sttt enses b sensansens | sbessessessnsntessessssensassessnss | stessssssessesnsssssssessessnsense | estessessesssessessessnsentesnsan
134 REAIESIALE. ... et n et ss et tents | senetenseseteete s et eenenrenne | sresetasteesenetesaesnen e nntenne | eetesseseaet st
13.5  Oher INVESIEA @SSELS.........cvvieiiuiiiictie bbb
13.6 Miscellaneous applications
13.7 Total investments acquired (LINES 13.1 10 13.6)......cccueuvrirreeirinieiesssieesssseesssessessssssessesssssssssesssssnses | conserssssnensess Ly LOGET | vvrrrrarerrsrsnens 1,445,766 | .oovovrvrivnas 1,445,768
14.  Netincrease or (decrease) in contract [0anS AN PrEMIUM NOES...........vuurerurrerernererereieesesssesresssesssseesessessssssessessnes | sesessssssessessssssessessessnssnss | sessessnsssssssssessasssssessassns | sesssssssssessssssssessassnssessas
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LINE 14).......c.cocvviveirinieeennsseessiesesssesesesssssssessees | ssessessssssssssens 8,138,740 | .ooovvvvviiriennns (374,677) | coovverrerernnnn 6,797,239
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOES, CAPIAI NOES.......cvcviiecicicecte et bbb s st s s seaens | sbessebessesessssssesasstesessnsess | evessesessssesessssesessnsesessnnes | sbesesssesssssessssesesssssesnes
16.2 Capital and paid in surplus, less treasury stock
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other INSUrANCE IADIIIHIES............cruurrureriririircirrienereieeneireiees | ceeresiseesesssesseessessssseeees | reeessesssssessesssssssessanens | stessssssessessasssessasssssnssenes
16.5  DIVIAENAS 10 STOCKNOIAETS.........vrvieiirirciiiiscii ittt | sessenb e sttt n et nnbeases | Htesentesbnes s s et s esinnies | sbeiressesses s ene e enes
16.6  Other cash provided (APPHEA).........cuuruerierieieeiieieieeiiee ittt | fienissnessessnssnes 876,327 | oo (13,217,694) | ovovvvvrins (3,179,722
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccccoovvrrvernnaen. 876,327 | ..ccovvvnnn (13,217,694) | ..o (3,179,722)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......ccccevevvvves | covrerrerserninans 9,423,869 | ...ccoovvirrrnnn. 902,884 | ..cocvernen. 19,541,552
19. Cash, cash equivalents and short-term investments:
191 BEGINMING Of YN .....uieuiieeireireite ettt snbins | cbsessnssanees 123,707,044 | ............... 104,165,492 | ............... 104,165,492
19.2  End of period (LiNe 18 PIUS LINE 19.1)......cuiierieiierisrisieisssesessisis s st ssssssssssssssesssssssssssesssssssssessansss | sssessessessans 133,130,913 | oo 105,068,376 | ......cco.n.... 123,707,044

Note: Supplemental disclosures of cash flow information for non-cash transactions:

[ 20.0001
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Statement for March 31, 2017 of the AP PALAC H IAN | N S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

NOTE 1 - SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES AND GOING CONCERN

A

Accounting Practices (required NAIC disclosure regardless of whether there is any significant change)

The accompanying financial statements of Appalachian Insurance Company ("Company") have been prepared on the basis of accounting
practices prescribed or permitted by the Rhode Island Division of Insurance.

The state of Rhode Island requires insurance companies domiciled in the state of Rhode Island to prepare their statutory financial statements in
accordance with the National Association of Insurance Commissioner' (NAIC) Accounting Practices and Procedures Manual subject to any
deviations prescribed or permitted by the Rhode Island Division of Insurance. The Company has no state prescribed or permitted practices.

| SSAP# | FISPage | F/SLine# | CurentPeriod | 2016

NET INCOME

(1) APPALACHIAN INSURANCE COMPANY state basis
(Page 4, Line 20, Columns 1 & 2) XXX XXX XXX $ (233,101) % 11,037,178

(2) State Prescribed Practice that is an increase/(decrease) from NAIC
SAP

(3) State Permitted Practice that is an increase/(decrease) from NAIC
SAP

(4) NAICSAP (1-2-3=4) XXX XXX XXX [$ (233,101)[$ 11,037,178

SURPLUS

(5) APPALACHIAN INSURANCE COMPANY state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX $  217,196,741% 217,407,806

(6) State Prescribed Practice that is an increase/(decrease) from NAIC
SAP

(7) State Permitted Practice that is an increase/(decrease) from NAIC
SAP

(8) NAICSAP (5-6-7=8) XXX XXX XXX $§  217,196,741]$ 217,407,806

Use of Estimates

No significant changes

Accounting Policies

1-5. No significant changes

6. (required NAIC disclosure regardless of whether there is any significant change)

U.S. government agency loan-backed and structured securities are valued at amortized cost. Other loan-backed and structured

securities are valued at either amortized cost or fair value, depending on many factors including: the type of underlying collateral, whether
modeled by NAIC vendor, whether rated (by either NAIC approved rating organization or NAIC Securities Valuation Office), and relationship of
amortized cost to par value and amortized cost to fair value.

7-13. No significant changes

Going Concern (required NAIC disclosure regardless of whether there is any significant change)

Based on its evaluation of relevant conditions and events, management has concluded that the Company will continue as a going concern.

NOTE 2 - ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

No significant changes

NOTE 3 - BUSINESS COMBINATIONS AND GOODWILL

No significant changes

NOTE 4 - DISCONTINUED OPERATIONS

No significant changes

NOTE 5 - INVESTMENTS

A

Mortgage Loans

No significant changes
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Statement for March 31, 2017 of the AP PALAC H IAN | N S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 - INVESTMENTS (continued from preceding page)
B. Debt Restructuring
No significant changes
C. Reverse Mortgages
No significant changes
D. Loan-Backed Securities (required NAIC disclosure regardless of whether there is any significant change)
(1) Description of Sources Used to Determine Prepayment Assumptions
Loan-backed bonds and structured securities are valued at amortized cost using the constant interest rate method, not including anticipated
prepayment at the date of purchase. Loan-backed securities are valued using an effective yield based on current prepayment assumptions
obtained from Bloomberg. Prepayment assumptions are reviewed periodically and updated in response to changes in market interest rates.
(2) Other-Than-Temporary-Impairment (OTTI) Loss Recognized in the Aggregate - Not applicable
(3) OTTI by CUSIP - Not applicable
(4) OTTI Not Recognized - Not applicable
(5) OTTI Additional Information
All loan-backed and structured securities in an unrealized loss position were reviewed to determine whether other-than-temporary
impairments should be recognized. The Company asserts that it has the intent and ability to hold these securities long enough to allow the
cost basis of these securities to be recovered. These conclusions are supported by a detailed analysis of the underlying credit and cash
flows of each security. Unrealized losses are primarily attributable to credit spread widening and increased liquidity discounts. It is possible
that the Company could recognize other-than-temporary impairments in the future on some of the securities, if future events, information
and the passage of time causes it to conclude that declines in value are other-than temporary.
E. Repurchase Agreements and/or Securities Lending Transactions
(1) Policies Requiring Collateral
No significant changes
(2) Collateral Pledged
No significant changes
(3) Collateral Received

a. Aggregate Amount of Cash Collateral Received

No significant changes

Ib. The fair value of that collateral and of the portion of that collateral that it has sold or repledged |$ 4,512,760 |

(required NAIC disclosure regardless of whether there is any significant change)

(4) Collateral Administered by an Affiliated Agent
No significant changes

(5) Collateral Reinvestment
No significant changes

(6) Collateral Not Permitted to Sell or Replege
No significant changes

(7) Collateral Transactions Beyond One Year
No significant changes

F. Writedowns for Impairments of Real Estate, Real Estate Sales, Retail Land Sales Operations and Real Estate with Participating Mortgage Loan
Features

No significant changes

Q06.1



statement for March 31, 2017 o he APPALACHIAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 - INVESTMENTS (continued from preceding page)
G. Low Income Housing Tax Credits
No significant changes
H. Restricted Assets
No significant changes
l. Working Capital Finance Investments (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
J. Offsetting and Netting of Assets and Liabilities (required NAIC disclosure regardless of whether there is any significant change)
Not applicable
K. Structured Notes - Not applicable
L. 5* Securities - Not applicable
NOTE 6 - JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

No significant changes

NOTE 7 - INVESTMENT INCOME

No significant changes

NOTE 8 - DERIVATIVE INSTRUMENTS

No significant changes

NOTE 9 - INCOME TAXES

No significant changes

NOTE 10 — INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES

No significant changes

NOTE 11 - DEBT
A Debt
No significant changes
B. Federal Home Loan Bank Agreements (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
NOTE 12 - RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND OTHER
POSTRETIREMENT BENEFIT PLANS
A Defined Benefit Plan
(1)-0)
No significant changes
(4) Net Periodic Benefit Cost (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
(5)-(21)
No significant changes
B. Description of Investment Policies
No significant changes
C. Fair Value of Plan Assets

No significant changes
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statement for March 31, 2017 o he APPALACHIAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 12 - RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND OTHER
POSTRETIREMENT BENEFIT PLANS (continued from preceding page)

D. Rate of Return Assumptions

No significant changes

E. Defined Contribution Plans

No significant changes

F. Multiemployer Plans

No significant changes

G. Consolidated/Holding Company Plans

No significant changes

H. Postemployment Benefits and Compensated Absences

No significant changes

Impact of Medicare Modernization Act on Postretirement Benefits

No significant changes

NOTE 13 - CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS

No significant changes

NOTE 14 - LIABILITIES, CONTINGENCIES AND ASSESSMENTS

No significant changes

NOTE 15 - LEASES

No significant changes

NOTE 16 - INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND FINANCIAL INSTRUMENTS WITH
CONCENTRATIONS OF CREDIT RISK

No significant changes

NOTE 17 — SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES

A. Transfers of Receivables Reported as Sales - Not applicable

B. Transfer and Servicing of Financial Assets

(1)

Loaned Securities

No significant changes

Servicing Asset and Liabilities (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
Servicing Assets and Liabilities Subsequently Measured at Fair Value - Not applicable

Securitized Financial Assets that Transfer as a Sale (required NAIC disclosure regardless of whether there is any significant change)
Not applicable

Transfers of Financial Assets Accounted for as Secured Borrowing - Not applicable

Transfers of Receivables with Recourse - Not applicable

Repurchase Agreements - Not applicable

C. Wash Sales (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
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Statement for March 31, 2017 of the AP PALAC H IAN | N S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

NOTE 18 — GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED PLANS AND THE PORTION OF PARTIALLY INSURED PLANS

No significant changes

NOTE 19 - DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

No significant changes

NOTE 20 - FAIR VALUE MEASUREMENTS (required NAIC disclosure regardless of whether there is any significant change)
A Inputs Used for Assets and Liabilities Measured and Reported at Fair Value
(1) Fair Value Measurements at Reporting Date

The Company categorizes its invested assets that are measured at fair value into the three-level fair value hierarchy. Item 4 provides a
discussion of each of these three levels.

Assets at Fair Value Level 1 Level 2 Level 3 Total
Short-term investment $ 80,455,576($ -1$ -1$ 80,455,576
Total $ 80,455,576|$ -1$ - 1% 80,455,576

(2) Fair Value Measurements in (Level 3) of Fair Value Hierarchy
The Company has no assets measured at fair value in the Level 3 category.
(3) Policy on Transfers Into and Out of Level 3
At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that
would cause an instrument to be transferred into or out of Level 3. The Company has no assets measured at fair value in the Level 3
category.
(4) Inputs and Techniques Used for Fair Value
The valuation techniques required by the Fair Value Measurements guidance (SSAP 100) are based upon observable and unobservable
inputs. Observable inputs reflect market data obtained from independent sources, while unobservable inputs reflect market assumptions.
These two types of inputs create the following fair value hierarchy:
Level 1 Quoted prices for identical instruments in active markets
Level2  Quoted prices for similar instruments in active markets; quoted prices for identical or similar instruments in markets
that are not active; and model-derived valuations whose inputs are observable or whose significant value drivers are
observable
Level 3  Significant inputs to the valuation model are unobservable

The Company retains independent pricing vendors to assist in valuing invested assets when the prices are not available from the SVO.

When available, the Company uses quoted market prices to determine the fair value of investment securities, and they are included in
Level 1.

When quoted market prices are unavailable, the Company uses quotes from independent pricing vendors based on recent trading activity
and other relevant information, including market interest rate curves, referenced credit spreads and estimated prepayment rates, where
applicable. These investments are included in Level 2 and are primarily comprised of fixed income securities which are NAIC rated 3 or
below.

In infrequent circumstances, the pricing is not available from the pricing vendor and is based on significant unobservable inputs. In those
circumstances, the investment security is classified in Level 3. There are no Level 3 investments at the reporting date.

(5) Derivative Fair Values - Not applicable

B. Other Fair Value Disclosures - Not applicable
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statement for March 31, 2017 o he APPALACHIAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 20 - FAIR VALUE MEASUREMENTS (required NAIC disclosure regardless of whether there is any significant change) (continued from

preceding page)
C. Fair Values for All Financial Instruments by Levels 1,2, and 3
Not Practicable
Aggregate Fair (Carrying
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) Value)
Bonds $ 171,787,430 $ 169,605,477/ $ -3 169,605,477
Cash, cash equivalents and
short-term investments $ 133,130,913| $ 133,130,913| $ 133,130,913| $
Securities lending reinvested
collateral assets $ 4512,760| $ 4512,760| $ 4512,760| $ -
Total $ 309,431,103] $ 307,249,150| $ 137,643,673 § 169,605,477

Items for Which Not Practicable to Estimate Fair Value - Not applicable

NOTE 21 - OTHER ITEMS

No significant changes

NOTE 22 - EVENTS SUBSEQUENT

No significant changes

NOTE 23 — REINSURANCE

No significant changes

NOTE 24 - RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION

A-E. No significant changes

F. Risk Sharing Provisions of the Affordable Care Act - Not applicable

(required NAIC disclosure regardless of whether there is any significant change)

NOTE 25 - CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

(required NAIC disclosure regardless of whether there is any significant change)

No significant changes

NOTE 26 — INTERCOMPANY POOLING ARRANGEMENTS

No significant changes

NOTE 27 —- STRUCTURED SETTLEMENTS

No significant changes

NOTE 28 - HEALTH CARE RECEIVABLES

No significant changes

NOTE 29 — PARTICIPATING POLICIES

No significant changes

NOTE 30 - PREMIUM DEFICIENCY RESERVES

No significant changes

NOTE 31 - HIGH DEDUCTIBLES

No significant changes
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statement for March 31, 2017 o he APPALACHIAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 32 — DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES OR UNPAID LOSS ADJUSTMENT EXPENSES

No significant changes

NOTE 33 - ASBESTOS/ENVIRONMENTAL RESERVES

No significant changes

NOTE 34 - SUBSCRIBER SAVINGS ACCOUNTS

No significant changes

NOTE 35— MULTIPLE PERIL CROP INSURANCE

No significant changes

NOTE 36 - FINANCIAL GUARANTY INSURANCE

A. Financial Guarantee Insurance Contracts
No significant changes
B. Schedule of Insured Financial Obligations at End of Period (required NAIC disclosure regardless of whether there is any significant change)

Not applicable
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12
2.1

22
3.1

3.2
3.3

4.1
42

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
84

9.1

9.11

9.2
9.21

9.3
9.31

10.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity?

If yes, date of change:

Yes|[ ]
Yes [

Yes|[ ]

No[X]
] No[]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a

result of the merger or consolidation.

Yes [X

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or

similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date

should be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?
Rhode Island Division of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance

Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1

Yes[ ] No[X

213112012

1 NAT]

1

213112012

01/10/2014

Yes[ ]
Yes|[ ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes|[ ]

N/A[X]
NIA[X]

No[X]

No[X]

No[X]

1

2

Affiliate Name Location (City, State)

FRB

0CC

FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards?

(=20 ")

o

Compliance with applicable governmental laws, rules and regulations;

o

The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(
(
(
(
(e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers?

If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

Qo7

)
) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
)
)

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

Yes [X

Yes|[ ]

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]

No[X]
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10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 Ifyes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 2,500,000 2,500,000
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 2,500,000 $ 2,500,000
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 4,512,760
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 4,512,760
Total payable for securities lending reported on the liability page: $ 4,512,760

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
JP Morgan Worldwide Securites Services 383 Madison Avenue New York, NY 10179

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

17.4 If yes, give full and complete information relating thereto:

1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle
securities"].

1 2
Name of Firm or Individual Affiliation

17,5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] NoJ[ ]

17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[ ]

17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions:

Q07.1
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3.1
3.2

4.1

4.2

5.1

6.1
6.2
6.3
6.4

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0

Total XXX XXX 0 0 0 0
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3  A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0

Qo8




Statement for March 31, 2017 of the APPALACHIAN |NSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
All Other Insurers
.................................................. AON ClENE TIBALY. ... revrvevereresrisseeseeeesesse sttt s st b st UNnauthorized.... [ ..cvveeeeerererens | e
.. |Neon Underwritting Limited Authorized........ .
MMG Insurance Singapore Pl Ltd............coururirrrririninrieiseeise e sssssenens SGP.......... UNnauthorized.... [ ..voveeeereeeenens | e
.................................................. RECHCEI RE B.....c..coeiirirercrceccncsecncseescscsesssssnsnsinsiensnssnssssssensennssnssessessessseeness | EUX e |UNQUENORZEA.... | oo e,

Qo9
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

States, Etc.

Direct Premiums Written

Direct Losses Unpaid

2
Current Year
to Date

3
Prior Year
to Date

4
Current Year
to Date

Direct Losses Paid (Deducting Salvage)
5

Prior Year
to Date

6
Current Year
to Date

7
Prior Year
to Date

© ® N o gk W=

-
-

Alabama..........cccoevrnreinien. AL
Alaska
P2Y (40T R AZ
ArKaNSas.......ceveveeneurerreenienes AR
California.........cocvrerreererrernenad CA
Colorado........ceeveereererrneenene co
Connecticut
Delaware

District of Columbia................ DC
Florida.......c.cvernereiriniieees FL
[CT-ToT o GA
HaWaii. ..o

lllinois...
Indiana........cccocvvevereriereierenae,

Kentucky

Louisiana.........ccoeeerveverrerennne. LA

...................... 790,260

................... 3,224,761
...................... 365,946

4,602,893
756,488

...................... 815,645

................... 2,728,151
...................... 279,669

487,210
33,193,901

...................... 303,710
................. 34,957 477

Maryland
Massachusetts...........cccvueenee MA
Michigan........cccocevrevevererenne, MI
Minnesota.........ccveeeerrrereennens MN
MiSSISSIPPI..e.vvveevereerrerieiriinens MS
MiISSOUTI.....evreeerereeeinienireens MO
Montana.........ccoveeveerereenennns MT

New Hampshire
NEW JErsey.......ocovvvrerrerriiennns
New MexXiCo.......c.ocreurrerirnnns
New York.....
North Carolina

Pennsylvania...
Rhode Island
South Carolina
South Dakota........cccveurreeneenes

Virginia.....ooeeveeeceeeneenieieenes
Washington...........ccoevevennee.
West Virginia.........ocooveereereens
WISCONSIN.....ovovreirrriireireiens
WYOMING....coveeceeerereereenenene
American Samoa

US Virgin Islands.

Northern Mariana Islands

Aggregate Other Alien............
TotalS ..o

16,990

5,40

3

...................... 602,006
................... 2,887,861

...................... 526,700
................... 3,240,568

....16,145,349

16,172,191

DETAILS OF

WRITE-INS

58001. .

58002.
58003.
58998.

58999.

Summary of remaining write-ins

for Line 58 from overflow page....
Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above).......

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state (other than their state of domicile see DSLI); (D) - DSLI - Domestic Surplus Lines Insurer
(DSLI) - Reporting entities authorized to write Surplus Lines in the state of domicile; (N) - None of the above - Not allowed to write business in the state.

(@)

Insert the number of D and L responses except for Canada and Other Alien.

Q10




Statement for March 31, 2017 of the APPALACH'AN |NSURANCE COMPANY

Organizational Chart
March 31, 2017

Policyholders

Factory Mutual Insurance Company
NAIC 21482 Fed ID 05-0316605 RI
100% OWNERSHIP of all Subs

i Factory Mutual Insurance
FM Insurance FM Insurance FM Approvals LLC FMRE Holdings LLC TSB Loss Control Consultants, Inc. EMIC Holdings, Inc. FM Global de Mexico S.A. de C.V. Company
Company Limited Europe S.A. NAIC 00000 RI NAIC 00000 DE NAIC 00000 GA NAIC 00000 RI NAIC 00000 MEX Escritorio de Representacio No
NAIC 00000 GBR NAIC 00000 LUX Fed ID 05-0520189 Fed ID 27-1439297 Fed ID 58-2190659 Fed ID 05-6009005 AlIN'D AA-2730043 Brasil LTDA
AIIN ID AA-1120610 NAIC 00000 BRA
| |
] ] ] ] ] | ]
FM Engineering FM Approvals FM Approvals Watch Hill Insurance Corporate FM Global Appalachian FM Global Affiliated FM Risk Engineering
International Limited Assessoria E Company Insurance Services, Servicios, Insurance Company Services LLC Insurance Insurance
Limited NAIC 00000 Representacao NAIC 00000 VT Inc. S.deR.L. de C.V. NAIC 10316 RI NAIC 0000 RI Company Company Limited
NAIC 00000 GBR GBR LTDA Fed ID 20-2740839 NAIC 00000 RI NAIC 00000 MEX Fed ID 05-0284861 Fed ID 27-0433536 NAIC 10014 RI NAIC 00000 BMU
NAIC 00000 BRA Fed ID 05-0453751 Fed ID 05-0254496 Fed ID 98-0131767
|
Q
= | | | | l | 1
FM Engineering Two 95 95 95 95 FsMe:\;,:Z::I FM do Brasil FM Engineering New
Led LLC Hayden Mezz O Hayden LLC Hayden Lender LLC Hayden M ; Servicos de Consulting Providence
Egypt LLC edgemont ayden Mezz Owner ayden ayden Lender ayden Mezz Colombia .
NAIC 0000 EGY NAIC 00000 DE 1 LLC NAIC 00000 DE NAIC 00000 DE Lender LLC SAS Prevencao de (Shanghai) Co Ltd Mutual
Fed ID 37-1699077 NAIC 00000 DE Fed ID 46-0627887 Fed ID 46-0639741 NAIC 00000 DE NATE 00000 Perdas Ltda. NAIC 00000 Limited
Fed ID 46-0655775 Fed ID 46-0644539 NAIC 00000 CHN NAIC 00000
coL BRA BMU
Hobbs Brook 601 275 175 Johnston 101 EMEC 3460 At 130: e Hobbs Solar Hobbs Solar FM Asia
Management Wyman Buildi Ed Legac 265 Wint Preston woo 1uc 41Lc Holdings
Ed t uilding gewater gacy inter
LLC Holl-ailra:if;gok gthca er W{Ean LLC LLC LLC LLC LLC Ridge LLC NAIC 00000 NAIC 00000 NAIC 00000 Pte. Ltd.
NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE NAIC 00000
DE GBR DE DE DE DE DE DE DE DE Fed ID 46- Fed ID 30- Fed ID 35- SGP
Fed ID 04- Fed ID 04- fed 1D 04- Fed ID 20- Fed ID 27- Fed ID 45- Fed ID 27- Fed ID 20- Fed ID 46- 1737956 0871090 2566166
3516897 3516901 3516936 8836334 1439940 2766487 1440057 2775533 1609795
93 Building 404 610 Lincoln Park Ridge Neponset Hobbs Solar Hobbs Solar Green Street 343 Winter
LLc Wyman LLC LLC Bldg LLC 401 285 Central West River 245 81 21LC 3LLC Plaza LLC Bldg LLC
NAIC NAIC 00000 NAIC 00000 NAIC 00000 Edgewater Ave Glocester LLC Winter LLC Wyman LLC NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000
00000 DE DE DE LLC LLC LLC NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE DE
DE Fed ID 04- Fed ID 04- Fed ID 04- NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE Fed ID 38- Fed ID 32- Fed ID 30- Fed ID 30-
Fed ID 04- 3516903 3516902 3516937 DE RI Rl Fed ID 04- Fed ID 20- Fed ID 38- 3982389 0486346 0939299 0965702
3516935 Fed ID 27- Fed ID 27- Fed ID 27- 3516938 2775533 3942300
1169682 1595571 1439297




Statement for March 31, 2017 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 i

[4%9)

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (US.or Parent, Subsidiaries Domiciliary [to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD | CIK |International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) |~
Members
0065 |Factory Mutual Insurance Company & its Affiliates... [21482... | 05-0316605.. | ......ccocs [ covrrvrens [eorrerrerriennns Factory Mutual Insurance Company...........cccoceveennne Rl UIP e | ettt ssssssessessssens | sevsessssessesssssssessess | ressssessessnses | eonssessessssnsesessssessasessssessessssassessssessessessnss | sorne Neooone 1.
0065 |Factory Mutual Insurance Company & its Affiliates... | 10014... | 05-0254496.. | .......cccc. [ covrivren [eovrerrerviennns Affiliated FM Insurance Company..........cccoceveereuerenn. Rl A, FMIC Holdings, Inc Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N 1.
0065 |Factory Mutual Insurance Company & its Affiliates... [ 10316... | 05-0284861.. | .....ccccous [covrvrens [eovrerreiriennns Appalachian Insurance Company. FMIC Holdings, INC.......cvoverrererieieincisieieisiiniens Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... [\ 1.
0065 | Factory Mutual Insurance Company & its Affiliates... | 00000... | AA-1120610. ..|FM Insurance Company Limited . » .. | Factory Mutual Insurance Company.. . | Ownership.. ...100.000 |Factory Mutual Insurance Company........ | ..... Y
0065 |Factory Mutual Insurance Company & its Affiliates... [00000... |98-0131767.. | ....ccovovee [ cvvvrens [ eorrerreirirennes Risk Engineering Insurance Company Limited............ BMU......... A FMIC Holdings, INC.......ccvvrvierereieincinieieirieninns Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... [\
0000 |Factory Mutual Insurance Company & its Affiliates... [00000... | ....ccocoveeurrres | cormemrenees [evemnens [ v FM Insurance Europe S.A.........oooevevnneeneinereeneeens LUX.......... A, Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... Yo
0065 |Factory Mutual Insurance Company & its Affiliates... [00000... | AA-2730043. | ......cccocs [covvrmrens [covrerreiniennes FM Global de Mexico S.A. de C.V......ccccocvevrrcrncininnn MEX.......... A Factory Mutual Insurance Company.................. Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... A
0065 | Factory Mutual Insurance Company & its Affiliates... |00000... | 20-2740839.. | ....cccocvvs | corvrvenns [ orrerririeinnnns Watch Hill Insurance Company...........ccccoueveerieeeininns FMIC Holdings, Inc Ownership......... ...100.000 | Factory Mutual Insurance Company........ | ..... N......
0065 | Factory Mutual Insurance Company & its Affiliates... | 00000... | 05-0453751.. .. | Corporate Insurance Services, Inc. . |FMIC Holdings, Inc. Ownership.. ...100.000 | Factory Mutual Insurance Company. ...N..
0065 |Factory Mutual Insurance Company & its Affiliates... | 00000... |.... ..|New Providence Mutual Limited..... . | Risk Engineering Insurance Company Limited.... | Ownership.. ...100.000 |Factory Mutual Insurance Company. ..N..

Factory Mutual Insurance Company - Escritorio de

0065 |Factory Mutual Insurance Company & its Affiliates... |00000... Representagéo No Brasil LTDA. BRA.......... A Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company........ [ .....Y.oooo. | ..
0000 |Factory Mutual Insurance Company & its Affiliates... |00000... FM Approvals LLC Factory Mutual Insurance Company Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ....N....... | ...
0000 |Factory Mutual Insurance Company & its Affiliates... |00000... ..|FM Engineering International Limited.... .| FM Insurance Company Limited.... . | Ownership.. ...100.000 |Factory Mutual Insurance Company.

FM Engineering Consulting (Shanghai) Co. Ltd.......... FM Global Services LLC.........ccccverererninirininae Ownership......... ...100.000 |Factory Mutual Insurance Company........ | .....

0000 |Factory Mutual Insurance Company & its Affiliates... |00000... | ......cccoccvurvcres | coeveivirens [evecviens [eoveivernennnne. | FM Engineering Consulting (Shanghai) Co. Ltd.......... |CHN..........|NIA........... |FM Global Services LLC..........c.cccceevvererurennen. | Ownership......... | ...100.000 | Factory Mutual Insurance Company........ | ....N.......
0000 | Factory Mutual Insurance Company & its Affiliates... [ 00000... |.....coovvrmrrrers | rereerneine [ervrivnins | eeeeineirereennes FM Approvals Limited............cocverernrneminerneineirennns FM Approvals LLC........cccocuevernimrrirererininerninns Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ....N.......
0000 |Factory Mutual Insurance Company & its Affiliates... [00000... | ....ccocveemrres | cormemrenees [evmmnens [eorreirenceins FM Approvals Assessoria E Representacéo LTDA. ... FM Approvals LLC........ccccvvveeneniereicneieens Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ....N.......
0000 |Factory Mutual Insurance Company & its Affiliates... |00000... | 27-1439297.. FMRE Holdings LLC.......c.vuiirierineierciscinceieinees Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ....N.......

0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... | 58-2190659..
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... | 05-6009005..
0000 | Factory Mutual Insurance Company & its Affiliates... |00000... | ........cccerernne

..| TSB Loss Control Consultants, Inc
..|FMIC Holdings, Inc
..|FM Global Servicios, S.de R.L. de C.V..

.. | Factory Mutual Insurance Company..
.. | Factory Mutual Insurance Company..
. |FMIC Holdings, Inc..........c.cc.......

. | Ownership..
. | Ownership..
. | Ownership..

...100.000 | Factory Mutual Insurance Company.
...100.000 | Factory Mutual Insurance Company.
...100.000 | Factory Mutual Insurance Company.

. | Ownership..
Ownership

. |FM Global Services LLC....

0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... ..|FM Global Services Colombia S.A.S. .
95 Hayden Mezz Owner LLC

. ...100.000 | Factory Mutual Insurance Company.
0000 |Factory Mutual Insurance Company & its Affiliates... |00000... | 37-1699077.. | .....ccccovs [ covrrevens [ eorirerreierennns Two Ledgemont LLC.........ccoevviveieiereerieesceieinne

...100.000 |Factory Mutual Insurance Company

Y
N
N
N
N
N
N
Y
Y
N
0000 |Factory Mutual Insurance Company & its Affiliates... |00000... | 27-0433536.. FM Global Services LLC FMIC Holdings, Inc Ownership ...100.000 |Factory Mutual Insurance Company N
0000 |Factory Mutual Insurance Company & its Affiliates... | 00000... | ......cccccrvrrrnen LTDA. FM Global Services LLC........ccccovvreiriieiereirnins Ownership ...100.000 |Factory Mutual Insurance Company Nevoroor | e
0000 |Factory Mutual Insurance Company & its Affiliates... |00000... | 04-3516902.. ..610 Lincoln LLC .. |FMRE Holdings LLC...... .. | Ownership.. ...100.000 |Factory Mutual Insurance Company. N
0000 |Factory Mutual Insurance Company & its Affiliates... |00000... | 04-3516903.. ..|404 Wyman LLC. .. |FMRE Holdings LLC.. .| Ownership.. ...100.000 |Factory Mutual Insurance Company. N
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... | 04-3516936.. ..|275 Wyman LLC. .| FMRE Holdings LLC.. .. | Ownership.. ...100.000 |Factory Mutual Insurance Company. N
0000 |Factory Mutual Insurance Company & its Affiliates... |00000... | 20-8836334.. 175 Wyman LLC FMRE Holdings LLC........covveeireriereircineeinens Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... [\
0000 |Factory Mutual Insurance Company & its Affiliates... [00000... | 04-3516937.. | .....cccoves [ covvmren [ covrerreirinnnns Park Ridge Building LLC..........covrierrrincercireinenns FMRE Holdings LLC........cooveerriniereicrieien Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... [\
0000 |Factory Mutual Insurance Company & its Affiliates... |00000... | 04-3516935.. | .....ccccovs [covvvrens [eovrerreininnns 93 BUIAING LLC....eoeereieeeeiceeesnines FMRE Holdings LLC........cocovueurinieercneieens Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N
0000 | Factory Mutual Insurance Company & its Affiliates... |00000... | 20-2775533.. | ....cccovvs | corvrvernns [ orrerririeinnnns 265 Winter LLC FMRE Holdings LLC.........ccooverierieereeenee Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... ..| 245 Winter LLC... .. | 265 Winter LLC . | Ownership.. ...100.000 | Factory Mutual Insurance Company. ...N..
0000 |Factory Mutual Insurance Company & its Affiliates... [00000... | 27-1440057.. | ......cccoce. [ corrvevens [eorirerreierennnns FMEC Legacy LLC FMRE Holdings LLC..........ccovrivrveieeieieieienns Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N
0000 |Factory Mutual Insurance Company & its Affiliates... [00000... | 04-3516938.. | ......ccoce [covrievens [eovrerrirerennns Neponset River LLC FMEC Legacy LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N
0000 |Factory Mutual Insurance Company & its Affiliates... [00000... | 27-1439297.. | .....ccccoves [ covrieven [eorrerreiriennns West Glocester LLC FMEC Legacy LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... | \JSU I
0000 |Factory Mutual Insurance Company & its Affiliates... |00000... | 04-3516901.. 601 Edgewater LLC........covevvivierrereereeeeeisiens FMRE Holdings LLC.........ccovrvrrirreieirreieieins Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... Nevoroor | e
0000 |Factory Mutual Insurance Company & its Affiliates... |00000... | 27-1595571.. ..| 285 Central Avenue, LLC . . .. |FMRE Holdings LLC.. .. | Ownership.. ...100.000 |Factory Mutual Insurance Company. N
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [04-3516897.. | ......ccocove [ crvrevrns | wevrererrereennnes Hobbs Brook Management LLC...........ccccvneirerninnns DE....ccc..e. NIA........... FMRE Holdings LLC.........coevvinrirerereririrerninne Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N
0000 |Factory Mutual Insurance Company & its Affiliates... [00000... | ....ccocoverrrres | corremrenees [eovemnens [eorreineinienns Hobbs Brook Limited............cccevvrrreinenreneniiinens GBR.......... NIA........... FMRE Holdings LLC........covveeiririereircirieinenes Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... [\
0000 |Factory Mutual Insurance Company & its Affiliates... [00000... |45-2766487.. | ......ccoce. [ covvrmren [ covrerreininnnns 101 Edgewater LLC FMRE Holdings LLC........cooverereinereircireieenes Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N
0000 |Factory Mutual Insurance Company & its Affiliates... [00000... | 27-1169682.. | .......ccoc. [ covvvrens [ covrerreiniinnns 401 Edgewater LLC FMRE Holdings LLC........ccoovevriniereicireeieines Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... | 27-1439940.. .. | Johnston Building LLC........... . |FMRE Holdings LLC...... . | Ownership.. ...100.000 | Factory Mutual Insurance Company. ....N..
N
N




Statement for March 31, 2017 of the AP PALAC H IAN INSU RANCE COM PANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 i

1 2 3 4 5 6 7 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Is an

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (US.or Parent, Subsidiaries Domiciliary [to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD | CIK |International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) |*
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [46-0627887.. | ......coccoc [ coorevrens | worrrrerrerrinnns 95 Hayden LLC FMRE Holdings LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N.ooowe
0000 |Factory Mutual Insurance Company & its Affiliates... |00000... |46-0639741.. ..|95 Hayden Lender LLC . |DE... . |FMRE Holdings LLC.. .| Ownership.. ...100.000 |Factory Mutual Insurance Company. N
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... |46-0655775.. | ...ccccoves | covreens [ orreeririeininns 95 Hayden Mezz Owner LLC DE FMRE Holdings LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... |00000... |46-0644539.. | ....cccccoeee | covrveens [ orrerrrireinnnns 95 Hayden Mezz Lender LLC DE FMRE Holdings LLC Ownership......... ...100.000 | Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... |00000... |46-1609795.. | ....cccocvve | covrvenns [ orrerrrieinnnns 3460 Preston Ridge, LLC FMRE Holdings LLC Ownership......... ...100.000 | Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... |46-1737956.. 1301 Atwood LLC FMRE Holdings LLC Ownership......... ...100.000 | Factory Mutual Insurance Company........ | ..... N......
0000 |Factory Mutual Insurance Company & its Affiliates... |00000... | 38-3942900.. ..|81 Wyman LLC....... .. |FMRE Holdings LLC.. .| Ownership.. ...100.000 |Factory Mutual Insurance Company. N
0000 |Factory Mutual Insurance Company & its Affiliates... |00000... | 30-0871090.. .. |Hobbs Solar 1 LLC. .. |FMRE Holdings LLC.. .| Ownership.. ...100.000 |Factory Mutual Insurance Company. N
0000 |Factory Mutual Insurance Company & its Affiliates... |00000... | 38-3982389.. .. |Hobbs Solar 2 LLC. . |FMRE Holdings LLC.. .| Ownership.. ...100.000 |Factory Mutual Insurance Company. N
0000 |Factory Mutual Insurance Company & its Affiliates... | 00000... | 32-0486346.. Hobbs Solar 3 LLC FMRE Holdings LLC Ownership ...100.000 |Factory Mutual Insurance Company Neooone
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... |.....ccccoevvrennn. FM Asia Holdings Pte. Ltd.........ccocovvneirernineirernins FMRE Holdings LLC........ccocvvvnrirerererrirerninne Ownership ...100.000 |Factory Mutual Insurance Company Neooes
0000 |Factory Mutual Insurance Company & its Affiliates... | 00000... | 30-0939299.. .. | Green Street Plaza LLC. .. |FMRE Holdings LLC.. .. | Ownership.. ...100.000 |Factory Mutual Insurance Company. N
0000 |Factory Mutual Insurance Company & its Affiliates... | 00000... | 35-2566166.. ..|Hobbs Solar4 LLC......... .|FMRE Holdings LLC.................. .| Ownership.. ...100.000 |Factory Mutual Insurance Company. N
0000 | Factory Mutual Insurance Company & its Affiliates... |00000... | ........ccccerrrnne ..|FM Engineering Egypt LLC . . |FM Engineering International Limted. .. | Ownership.. ...100.000 | Factory Mutual Insurance Company. ....N..
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... | 30-0965702.. 343 Winter BIdg LLC......ooveveiierieeceeiceeecens FMRE Holdings LLC.........ccovoerierrieericieinns Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
9 Aster Explanation
N| 1 [ Pool Participants:Factory Mutual Insurance Company (86%), Affiliated FM Insurance Company (12%), and Appalachian Insurance Company (2%).




Statement for March 31, 2017 of the APPALACHIAN |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date

Direct Premiums Direct Losses Direct Direct Loss

Lines of Business Earned Incurred Loss Percentage Percentage
1L BBttt sttt sssssssnsnssnninnes | enssenssenssenssnnssnnnne D8y TTA | ittt | e 0.000
2. AllIEA INES...vereeiiiiiieeeeieeieeiieeiee et ssesssssssssssssssssssssessssesnssssnssnns | connensenssssenneennes 889,912 | ittt sssienines | ceeteeseeseesese e 0.000
3. Farmowners multiple peril. ..0.000
4. Homeowners multiple peril... ..0.000
5. Commercial multiple peril 0.000
6. MOrtgage QUATANTY.........cccevverieireireieieie et ses 0.000
8. Ocean marine ..0.000
9. Inland marine........ ..0.000
10. Financial QUAraNtY.........cceeueieireiiininieeiesee st sses 0.000
11.1. Medical professional liability - OCCUITENCE.........covuriveireiriirieieeese e 0.000
11.2. Medical professional liability - claims-made.. . ..0.000
12. Earthquake.......cccccvvvierervenieieinnnns . ..0.000

..0.000
..0.000
..0.000
..0.000
..0.000
..0.000
..0.000
..0.000

13. Group accident and health...
14. Credit accident and health....
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-occurrence..
17.2 Other liability-claims made....
17.3 Excess workers' compensation
18.1 Products liability-occurrence.....

18.2 Products liability-claims made...... i § 0,000
19.1, 19.2 Private passenger auto liability ..0.000
19.3, 19.4 Commercial auto liability.......... ..0.000

21. Auto physical damage.........cccoueverirrieiieeieees e 0.000
22, AIrCraft (@l PEIS).......cvvverrereeerieieteee et ssae e 0.000
23 ..0.000

..0.000
0.000
0.000
..0.000

29. International..
30, WAITANEY. ...t es
31. Reinsurance-nonproportional assumed property
32. Reinsurance-nonproportional assumed liability........

33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business. o
35, TOAIS....ceevce e

3498. Sum. of remaining write-ins for Line 34 from overflow page. e
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)......cccconiinrinninninniissiisninns

PART 2 - DIRECT PREMIUMS WRITTEN
1

2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

1. 2,115,457
2. Allied lines.... .

3. Farmowners multiple peril.

4. Homeowners multiple peril...

5. Commercial multiple peril

6. MOrQAge QUATANEY.......ceveviieiireisiete ettt bbbt

8. Ocean marine

9. Inland marine........

10. FiN@NCIal QUATANTY........c.cvivieireiiicceee et
11.1 Medical professional liability - OCCUITENCE.............cveveieeierieriies et
11.2 Medical professional liability - claims made..

12. Earthquake.......c.ccovveveeneninnrenene

13. Group accident and health

14. Credit accident and health

15. Other accident and health

16. Workers' compensation....
17.1 Other liability-occurrence..
17.2 Other liability-claims made....
17.3 Excess workers' compensation
18.1 Products liability-occurrence
18.2 Products liability-Claims Made...........ccovurriirirrnee e
19.1 19.2 Private passenger auto liability
19.3 19.4 Commercial auto liability..........

21, AUtO PhySICal AMAGE........cerererrireireieie ettt sees
o AIFCTaft (@l PEIIIS).....eueeeceeeee ettt

....16,145,349 ....16,172,191

3498. Sum. of remaining write-ins for Line 34 from overflow page.........cccocvvvevereereverievennnns ................................................. ' 0 ................................................. ' 0 i
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)........ccieuiiererriiisiereiieiesesesssssesessens | corersssssssssssssssssessesosssssessessessnenes [0 OO 0
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Statement for March 31, 2017 of the AP PALAC H IAN INSU RANCE COM PANY
PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2017 2017 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2017 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2014 + Priof....co. | oo 8,071 | toiiiieeeeeeen63,395 | oo 71486 | 839 | | e 439 | e, 7,790
2. 2015 iiiins [ | ereeriessssesssssessesssssesens | sressesisssessass s sesssneaees 0 | oieetieisiesssissieisnies | eeresssissssssssessssssnienss | orriessesssssssssiessessenes 0 [ eseeieiesiesinies | eresressissiessssssssesssssnsees | ariesssssessassssssssessenssnsins | assessesssssessessssssiassans (01 (O (O] [N 0
3. Subtotals
2015 4 Prior. ..o | vooveeriieisiisicienas 8,071 | oo 63,395 | oo T1466 | oo 439 | o 0
4. 2076 ieiiiiieis | eerieeiieseesiserssserenies | ereseeressssessssnnerenssresersnns | siererssssseresseesessnsesanans 0 | | e
5. Subtotals
2016 + Prior....cco. | cooovverierersriennans 8,071 | oo, 63,395 | i 71466 | oo 439 | o) 0
6. 2017 s [, 0.0 S P .0 ST P D0, T D DS S [ 14,038 | oo, 14,038 |..coovvvene XXX otireriens | errnieiissiesisssisssssssssssens | evsessisssssssssssssssssensassns | asiessssssssessasssssssssassens 0 [iiieeran, .0 SN R 0.0 T PR XXX i
7. TotalS..cveeeeees | e 8,071 | oo 63,395 | oo T1,466 | oo 439 | o 14,038 | ..oooeverceee 14478 | oo 7790 | oo [0 I 63,236 | ..ooeeiieiiinne 71,026 | oo, 159 [ (159) [ oo (0)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .oocovvvveicnnee 217,408
| P 1.965% (2. oo, (0.251)% | 3. coevverne. (0.001)%

Col. 13, Line 7

Line 8

4 s (0.000)%




statement for March 31, 2017 o he APPALACHIAN INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of

business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:

1.

2
3.
4

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

Bar Code:

A0 O O R RO ARR AR
* 10 3 16 2 0174 9000001 *
AR AR RSO R AINE AR
* 10 3 16 2 01745540000 1 *
AR R A IR S A A AL AR
* 10 3 16 2 017 3650000 1 *
(T R
* 10 3 16 2 01750540000 1 *

Q15

Response

NO

NO

NO

NO




Statement for March 31, 2017 of the APPALACHIAN |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2004, oottt e a bRt Rt a bRt AR bR A ARt e b At e bbb s sttt es st b e s senbanns | abtistiesiestes bbb e es b s stest st ebtes | ebieststns st es bbbt en s entnes
2005, iR bR A RS AR a LR A AR A e bR At b st s bbb s s s baens | ebtiebiesaest st s s st sten b s stes | ebsestestes ettt nen
2997.  Summary of remaining WrtE-iNS fOr LINE 29.........ceieiiiiiiiteieiit sttt sttt ettt st s st esses bt ss s st sss st sstsnsessensessnsansansess | sbsstessessesssssssassessssansassessnsanes [0 RN 0
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
3297.  Summary of remaining Write-iNS fOr LINE 32........ i sns st sse st ne ettt ses st sessss st snsseses | sssssssssesssnsssssessansssssessansssesns

Q16




Statement for March 31, 2017 of the APPALACHIAN |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......c.iviieieieiie ettt sensens | ebsebssessessesssssse st s st es b s s s st naens 0 | oo
2. Cost of acquired:
2.1 Actual cost at time of aCQUISItION............ccevevrirerieieseeie e
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............cccerrrrrererrennn.
6. Total foreign exchange change in book/adjusted Carrying ValUe...........c.ovururiirrerriniinrinrsnsisesssssiee st ssessnens
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+68-7-8)........cocvvuirieiirieieiiesneeessesssesissenens | sresesssssssesessssessesessssssessesssssssesses 0 | oo 0
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Lin 9 MINUS LINE 10)..........ccciiiriiiiieiiicieiictesiiesecte et ssresesessesssssesens | ctessssesessssesssssesessesessssssessssesessssenes 0 | oot 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 0f PriOr YEAI...........cccccviveeeeeiiiesieeseceeeees | e 0 | o
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other............ccoeeeveveerveeceece e
4. Accrual Of diSCOUNL..........ccvuevevciieie et nas
5. Unrealized valuation increase (decrease).........couvveveneereerrerereresrerereennee JL Y
6. Total gain (loss) on disposals
7. Deduct amounts reCEIVEA ON GISPOSAIS.........c.cvucviiieeieiiieisi ettt et a s a bbb s s b s bbb e b s esessses | ebebsssesesssesassssebessesessssesebessebesesnaesss | 4bassesessssssesassebes s sesesanse bbb e s s snsesnaes
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES............cceviiiiiriiriecisee et | vt ssssne | srebestessessssess s s s s s bes s s b b en b s naaes
9. Total foreign exchange change in book value/recorded investment excluding ACCTUET INEETESL.............vueveeririeiirrieiieriieies | rerrsresseeesstsse s ssesssessessestens | sessssssssessassssssessasssssessessssnssessnssnes
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | cevosrsrrisrisrssiniisssssssesssesseesenes 0 | o 0
12, TOtAl VAIUGHON GIOWANCE.........cvueircviieiieicieisis ettt bbbttt s st st b st s s b bt s s ss s s st es s st enses | oeksessssessessessntes et et antessessetensansessnsante | 4iebastessesssssnsassessessntensesses st ensansesnaans
13, SUDLOAl (LINE 11 PIUS LINE 12)...cuveieieeireeiesie ettt sss sttt ss sttt st st ens s ssnes | essassssssessassnssessanssnssessensanssnssssanes 0 | o 0
14, Deduct total NONAAMILEEA AMOUNES..........c.ciiiieieiciiisie ettt bbb s bt s s s s s ssebsessess | oebsetsnsesseeessntas st setenbes bt ensansessesante | 41ntastessesssssnsassessesantenses bt en s s nnans
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......euereiiurisierresiresessessssesssssssssssssssssssssssssssssssssssssssessssssnes | sessasssssssssassnssessassssssssessssssssessanes 0 | o 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHION YEAT.........cccueiieieiceeieieteieeee ettt b bbb s et s bnnes | ebesssssesssssbes st eses e e b bbb s s sess e 0 | o
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition..............coccocrrereerrrninieneens
3. Capitalized deferred interest and other...........ccoeveveveeveseeeeeeeeee e
4. Accrual Of diSCOUNL..........ccvueverciieeie et
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals....................
7. Deduct amounts received on disposals.............
8. Deduct amortization of premium and depreciation....................
9. Total foreign exchange change in book/adjusted carrying value.......
10. Deduct current year's other-than-temporary impairment recognized........ e
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 0
12.  Deduct total nonadmitted amOUNtS............ccevevririveiciciccee s
13. Statement value at end of current period (Line 11 minus Line 12)....
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year
2. Cost 0f DONAS @NA SOCKS ACGUITEM..........courerreriecieiieiiciceeee ettt ettt
3. Accrual of discount
4. Unrealized valuation increase (decrease)
5. Total gain (loss) on disposals (59,539) 131,993
6. Deduct consideration for bonds and stocks disposed of 210,896,387 | oo 8,234,987
7. Deduct amortization Of PIEMIUM.........ccceiieiiicteeeie s bbb bbb s a bbbt s bbb b s s bt st bssebenanes | snbebessssesssesesss st ebenseses s eee 12,416 | oo 437,864
8. Total foreign exchange change in book/adjUSted CAIMYING VAIUE...........c.cuiviveieicicisic ettt sbsaas | eebssessessesss st st s s s es bbb ss s ssesssssnss | sosbissessessssasssssessesssbesses e b b en s s ssneaes
9. Deduct current year's other-than-temporary impairment FECOGNMIZEM...........c.cvvueveiiueieiieetsiee et essens | oetesssesessssessssssesessesessssssessssesessnsesesss | abessesessssessssnsesessesessssssessssssessnsssessnnes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). 172,105,477 ..175,394,481
11, Deduct total NONAAMILEEA MOUNES..........ceiririeiieieice ettt s et s s ssessesness | oeksessesanseeessntansessen st ensensessnsansensesnnss | £rnbssessesssssnsansessessnssnsessessnssnsansessnsnns
12. Statement value at end of current period (Line 10 MINUS LINE 11).....vuevuiuiiiieieiiiteieieicisitesicsstsstessesssssssssensesssssssesssssssnsens | ansesssssssessssssssssassessssns 172,105,477 | oo, 175,394,481




Statement for March 31, 2017 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

20IsO

Book/Adjus:ed Carrying Acquisitions Dispozitions Non-Tradiig Activity Book/Adjusrtjed Carrying Book/Adjus?ed Carrying Book/Adjust7ed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (B): vt | soresiesiesiessesines 153,142,122 | coovveercrrcricrienene 7,763,437 | oo 10,896,387 | ..o (443,582) | ..o 149,565,590 | ...couverrerrirrierireriresiresienienins | crereesinesiesi et | sereeneeniene e 153,142,122
NAIC 2 (8)-vvveevereeererireeisseesseeessesssesssse s sesss st esss s nsssssssensnns | eessssssssessssssessenns 19,752,359 | .ooviveecrierererisensiesisessseesses | eereessiesssess st nentes | s 287,528 | ..o 20,039,887 [ ..vouurircrirriieeeseeri i nens | ceeseeni et | s 19,752,359
NAIC 3 (8)-vvverereeeesrmseeesseesseseisessesesssese s s ses st s st | oees i s st s b e | eees iRtk R s | Hehb RSkt | Hhb Rt | et 0 [t [ et | st s
NAIC 4 (B)-.oevreereireie ittt | 4ebse et | 4ebsne sttt | Seeb e bbbttt | Hesb ettt | et 0 | et seess s [ sreessesss st nees | seest sttt
NAIC 5 (B)- 11ttt sttt sttt ntes | attsettseta ettt ssnes | setsneas sttt | sesb s bbbttt sttt | Hesb sttt | sttt 0 | evereeereeemeeeseeeseeesseseseessees [ seeees sttt res s | seest ettt
NAIC B (8)-+-1-vereeereeesaeeesseessseeesseesseeessaeesseessesssseessseessseesssesessaeesseesseessns | aeesssesesseesssesesseesssaeessseesssnesssane | 1oeessaeessseessseesssesessanessaeessenesssnees | 4oessemsssaeesanessseessanessseeesseessanesss | cessnesssonsssoensanessasessanesssessssnnsssns | oosmesssesssansssaessassssesnsanessssnesns 0 |t | e | st
TOtAl BONGS......vvvieeiiiireieeeneseressnns s s snns s ssssssneees | eonesssesssnssnssesenees 172,894,481 | oo 7,763,437 | oo 10,896,387 | ..oovvverirrincririiinenens (156,054) | ..cvorvveeiniiniins 169,605,477 | ...vvovrriirriinirissiescriesniencnens 0 | e (] ISR 172,894,481
PREFERRED STOCK
NAIC Tttt | eebieeni st 2,500,000 | 1.vouveneieeierieeieeieeieeseeinnis | e | et | etsies e 2,500,000 | ..ocvurereeriireeeeieeieeiesiesinins | e | s 2,500,000
NAIC 2.ttt | ettset ettt | seeine ettt | sesb sttt | nesb sttt | sttt 0 [ covirierierierieniessessenienieeniees | et | ettt
10.
T1 NAIC 4ttt e | Rttt | eeRR s R bR | SRRkt | bRt | et 0 [t [ e | st s
12, INAIC Bkt | eeb bbb | e LR iRt | iR et | HEeR Rttt | st sttt 0 [ et eeess s [ seeessesss st nens | seest sttt
13 INAIC Bttt bbbttt ene | o8t E L bkt h st | eL LR R R R R R Rt R en e | HieR iR eeR R R R R R Rt | Heen R Rttt | fent sttt 0 | | et | seest e
14, Total Preferred SHOCK.........ovvuurvmmreeeeinreenereseeeiseeeseeeseesssessssessssneseenens | essessssssssssssssssssesens 2,500,000 | ..o 0 | 0 | o (O 2,500,000 | ... s 0 | i [\ 2,500,000
15, Total Bonds and Preferred SOCK.........ouirrienrinerinnnnnressnesssssesssnsnnns | sevesssssssnsssssesnees 175,394,481 | oo 7,763,437 | oo 10,896,387 | ..o (156,054) | ..vorvveeirnieries 172,105,477 | ..o 0 ] s 0] i 175,394,481

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.......... 0; NAIC2S........ 0; NAIC3S...... 0; NAIC4S..... 0; NAIC5S.......... 0; NAIC6S......... 0.




Statement for March 31, 2017 of the AP PALAC H IAN | N S U RAN C E COM PANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ‘(‘)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999 80,455,576 |.....ccocurerrenn. ), 3.9 SO 80,439,520 |.....vvverrrrirriririrninne 122,634 | ..o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........cverurireiereireiiecireieeeeisseseessesestse s ssessessssssesssssssssssenses | stssssessessassssssessnsssssnssessans 80,324,907 | ..o 80,080,175
2. Cost of short-term iNVEStMENES ACAUITEM........c..cuiiiieiiiiisceieic ettt nssntes | sesessessstessessssensassesnssnsensesenas 122,634 | oo 236,712
3. ACCTUAL OF GISCOUNL.......eo ettt | £4se bbbttt b s | eebbeeb et s bbbttt
4. Unrealized valuation INCrEASE (HECIEASE)...........ccvueviiieereicteieeee sttt et bbb s s s bbbt s s s s saebens | sesesessssssessssesesssesessssebesnsesessnas 8,036 | oo 8,020
5. TOtal GaIN (I0SS) ON QISPOSAIS. .....uvuueeurerriseieeereeseeseeeeeeeseeeseese s eesseesesseeseeesee et eee e st ess e seesees e ase st e e e s e sEees e ssessensanssns | £essesseesasssesseesastsessestantasssessessaessnssantns | nesssssssessessasssessessantses e st et e st enseesanes
6. Deduct consideration reCEIVEA ON QISPOSAS..........c.cucviiiueiiriieiieie et ettt bbb bbb es s s s sbebesseaes | stessssesessssesessssessssebe b ssebes s sssebsssebessntess | oebebssesessssesesssesesses et et e st saebesen e st anas
7. Deduct amMOrtiZation Of PIEMIUIML.........c.oiuiririreeereieeieesset ettt ss st es s seas et et s e s s E ek sE e s s s b e bbb s b enen | £etsesteesaetsesseesaebsee st est s se st esssebsessentans | sesbstaesessees e b e s s es st st s b baeen
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cooucviiiviieiieisiereseee ettt sesees | cresisaessssses s s s e s bbb s st s s esessssebessnsens | oebebessesessssssssassesesses et es e s b st e s s esesanas
9. Deduct current year's other-than-temporary impairmeNt FECOGNIZEM. ..........cvuveuiuriieieiiieee et tess e beees | estessesssssssessss s sstessessessstessessesssssnsansess | sressstassessesssssnsassessessntastessessetensensessnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)...........ccceurrrerierriererieseseiessesieis | cveveeiesseses s sesss e sssssaenens 80,455,576 | ...covvverereireieeseies 80,324,907
11. Deduct total NONAAMItIEA BMOUNTS............ciuiiiiii bbbt | SE8b R bbb bbbt b bbb | enbb bbb bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11).......ciiiviieiieiiiieisciessiessssstsseesessessesss s sssssssssensnass | avsessssssesssssssssssssssssssnsenees 80,455,576 | ...oovveericeeeesniias 80,324,907

QsI03




statement for March 31, 2017 o he APPALACHIAN INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C -Sn. 2
NONE

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B-Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

QSI04, QSI105, QSI06, QSI07, QSI08, QE01, QE02, QE03
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Statement for March 31, 2017 of the AP PALAC H IAN INSU RANCE COM PANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Government

912828 V2 3 |UNITED STATES TREAS......coiiiiiiiiiniiinsniseisnisssenssnesenssnssssenssnsssessnsssnssnsssesenssnens | sossesensenssnes 01/26/2017........ 1,490,977 .1,500,000

0599999. Total - Bonds - U.S. Government..... 1,490,977 .1,500,000
Bonds - Industrial and Mi:

14041N  FM 8 | CAPITAL ONE MULTI-ASSET EXECUTION TRUST.......ocitiriiiieinireriseirersnissienines | vvveeessninenns 03/20/2017........ WELLS FARGO 4,997,753 .5,000,000

78012K  ZG 5 |ROYALBK CDA.......ccovviiiiiniiiiiiiniiininas A 01/25/2017........ RBC CAP......cccovvnnen. 1,274,707 | . .1,275,000

3899999. Total - Bonds - Industrial and Miscellangous..................cccceevereeeieeiicrereicrereccennes 6,272,460 | ..o 6,275,000

8399997. Total - Bonds - Part 3......... 7763437 | oo 7,775,000

8399999, Total - BONAS. ..ot T763437 | oo 7,775,000

9999999. Total - Bonds, Preferred and Common Stocks.. 7,763,437 XXX

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.



Statement for March 31, 2017 of the AP PALAC H IAN INSU RANCE COM PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
36179M 2T 6 |GNMAPASS-THRU M SINGLEF.............. .| 03/01/2017. | VARIOUS 302,613 302,613 | .......... 330,037 | oo 303,094 | ..o (481) | cevrevverneres | v 302,613 | .o 02/20/2043. | 1FE............
36200Q 2T 0 |GOVT NATL MTGE ASSN . 103/01/2017. | MORTGAGE PAYDOWN 2,208 | .............. 2,208 ....2,208 0 2,208 02/15/2032. | 1FE............
0599999. Total - Bonds - U.S. Government.... 304,821 | ..........304,821 | .........332,292 | ...........305,302 | o0 | i (481) | i (O (481) ] oo [ I 304,821 | .o 0 XXX XXX
Bonds - U.S. Special Revenue and Special A t
31294K M4 4 |FHLMC PC GOLD CAS .| 03/01/2017. | MORTGAGE PAYDOWN 7,243 (6) 7,243 01/01/2018.
31296S M5 2 |FHLMC FHLMC.. ... |.. | 03/01/2017. | MORTGAGE PAYDOWN 2,923 0 2,923 01/01/2034.
31297T WF 6 |FHLMCPC GOLD COM.....ccvverrrnene ..103/01/2017. | MORTGAGE PAYDOWN 26,336 A | e | e 26,336 | .o 09/01/2035.
31298N UG 8 |FHLMC GOLD PC # FHLMC .| 03/01/2017. | MORTGAGE PAYDOWN 225 0 05/01/2031.
31389K WT 4 |FNMAPASS-THRU INT15Y .o .. 02/01/2017. | VARIOUS 2,064 0 02/01/2017.
31411A  JG 1 |FEDERAL NATL MG FNMA......... .| 02/01/2017. | MORTGAGE PAYDOWN 35,459 35,459 35,689 | ... 35,467 8) 11/01/2036.
31419A DS 3 |FNMAPASS-THRU LNG30Y. . 102/01/2017. | MORTGAGE PAYDOWN.....cocoovins | corrnrenenssninsnisinnes | coviiisninns 16,878 | ..o 16,878 | oo 18,389 |« 16,904 | ... . (26) 09/01/2039.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS. ....vvvvvrrireieisresnesnsnines 91,128 91,128 92,220 | oo 91,127 | oo (U I I (U 1] 0 XXX
Bonds - Industrial and Miscellaneous
00254E BZ 4 |AB SVENSK EXPORTKREDIT..........cccou... ..103/01/2017. | MATURITY...... rreeen | e 1,000,000 | ....... 1,000,000 | .......... 997,140 60 | o [ e 1,000,000 | ..covvrvrecrenne 03/01/2017.
14041IN DX 6 |CAPITAL ONE CC TR 2007-7A. .| 03/21/2017. | BANK AMERICA MERRILL I 5,105,078 5,000,000 | ...... 5,674,609 | ..........5251,767 | .cooocvvivviiinns | weeennd(15,827) [ s [ (15,827) 5,235,941 07/15/2020.
693476 BB 8 |PNC FUNDING CORP.... .1 02/01/2017. | MATURITY. .2,000,000 .2,000,000 .1,955,640 500 2,000,000 02/01/2017.
91159H HE 3 |U S BANCORP MTNS BKEN v |+ [01/23/2017. |USBCORP........orvviiiiricrierirens | e 1,006,210 1,000,000 | ..........998,760 17 [ e | e 999,542 | ..oovrvrrirs 11/15/2018.
92343V BR 4 |VERIZON COMMUNICATIONS IN............. .. | 01/26/2017. | JP MORGAN. [T P 1,389,150 | ....... 1,250,000 | ....... 1,354,475 (785) ...1,324,495 09/15/2023.
3899999, Total - Bonds - Industrial and MISCEIIANEOUS..............c.coeviiiiiiirs coeiriieiieieiesieieieseiesieseseeesssessesessseessessssnsensesessnssnsenses | oenee 10,500,438 | ..... 10,250,000 | .....10,980,624 | ........10,576,011 | ..............0 | ......(16,035) | .............0 | ... (16,035) [ ..o 0f....10,559,978 |............0 | ... (59,539) | ........(59,539) | ..... 188,925 XXX
8399997. TOtal = BONAS = PAM 4. ettt | sreae 10,896,387 | ..... 10,645,949 | .....11,405,136 | .........10,972,440 | ....cocccoeecel0 [ c0rein(16,515) | v [ (16,515) [ overvverninenc0 | v 10,955,927 [..oovvinn0 [ e (59,539) ........(59,539) | ..... 191,430 XXX
8399999. TOAl - BONAS.........ovveeeeeeeeeeeeeeeeeeee et eeeeseee e eeseeeeeene eveeveeseeesssesssessseesessseesssesssesssssssesesssesssesssesssesnnernneens | 00 10,896,387 | ... 10,645,949 | .....11,405,136 ...10,972,440 ..(16,515)|. 10,955,927 | .0 | (59,539) ........(59,539) | ..... 191,430 XXX
9999999, Total - Bonds, Preferred and Common Stocks XXX .....11,405,136 ...10,972,440 ..(16,515) . 10,955,927 | ...ccceveen0 | e (59,539) | ........(59,539) | ..... 191,430 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.




statement for March 31, 2017 o he APPALACHIAN INSURANCE COMPANY

Sch.DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt. B - Sn. 1
NONE

Sch.DB -Pt.D - Sn. 1
NONE

Sch. DB -Pt. D - Sn. 2
NONE

QE06, QE07, QE08, QE09



Statement for March 31, 2017 of the APPALACHIAN |NSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity

CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date

Cash Equival (Schedle E Part 2 Type)
000000 00 0 |CITIGROUP GLOBAL MARKETS INC.........ccccovverrrrirene 03/27/2017.......
000000 00 0 |DEUTSCHE BANK SECURITIES INC e ————————— 03/27/2017.......
000000 00 0 |HSBC SECURITIES,INC . s 03/27/2017.
000000 00 0 |HSBC SECURITIES,INC s 03/27/2017.......
000000 00 0 |MLPIERCE FENNER & SMITH INC.... s 03/27/2017.......
000000 00 0 |MIZUHO SECURITIES USAINC.......cccoovvvviiiirinriicniis 03/27/2017.......
000000 00 0 |NATIXIS NEW YORK BRANCH....... e 03/27/2017.......
000000 00 0 |NOMURA SECURITIES. s 03/27/2017.......
000000 00 0 |NOMURA SECURITIES. e 03/27/2017.......
000000 00 0 |NOMURA SECURITIES. s 03/27/2017.......
000000 00 0 |SOCIETE GENERALE NY BRANCH.. 03/27/2017.......
000000 00 0 [BNP Paribas Paris....... . . 03/27/2017.......

9199999.  Total - Cash Equivalents (Schedule E Part 2 Type).........ccoc...... 4,512,760 | ... ..4,512, XXX

9999999.  Totals..... .ocovrvieviiciiins 4,512,760 XXX

General Interrogatories:

1. The activity for the year:  Fair Value $.....628,428  Book/Adjusted Carrying Value $.....628,428

2. Average balance for the year:  Fair Value $.....5,317,698  Book/Adjusted Carrying Value §.....5,317,698

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE10




statement for March 31, 2017 o he APPALACHIAN INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date

General Interrogatories:

1.
2.

The activity for the year:  Fair Value §........
Average balance for the year:  Fair Value $

NONE

QE11




Statement for March 31, 2017 of the AP PALAC H IAN | N S U RAN C E COM PANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
JP MORGAN CHASE. NEW YORK, NY. crrerereed0.280 | i [ e [ 43,798,711 | coovoann 46,194,551 rreenenn.52,675,337 | XXX
0199998. Deposits in...............0 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX (107,038) (6,987) XXX
0199999. Total Open Depositorie: XXX XXX 0 0 XXX
0399999. Total Cash on Deposit XXX XXX 0 0 XXX
0599999. Total Cash XXX XXX 0 0 XXX

QE12
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Statement for March 31, 2017 of the AP PALAC H IAN INSU RANCE COM PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

NONE
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